MATHEMATICS OF OPERATIONS RESEARCH 
Vol. 20, No. 4, November 1995 
Printed in U.S.A. 


AUTHOR INDEX OF VOLUME 20 


AARDAL, KAREN. Capacitated Facility Location: 
Valid Inequalities and Facets, 562 

ABDOU, JOSEPH. Solvability of Two-player Game 
Forms with Infinite Sets of Strategies, 213 

Aze, D. On a Newton Type Iterative Method for 
Solving Inclusions, 790 

BALDER, Erik J. Fatou’s Lemma for Multifunctions 
with Unbounded Values, 175 

BARAHONA, FRANCISCO. Packing Spanning Trees, 
104 

BARDHAN, INDRAJIT. Martingale Analysis for Assets 
with Discontinuous Returns, 243 

BarR-ILAN, AVNER. Explicit Problems of Inventory 
Problems with Delivery Tags, 709 

BHATNAGAR, SHALABH. A Convex Analytic Frame- 
work for Ergodic Control of Semi-Markov Pro- 
cesses, 923 

BHATTACHARYA, PARTHA P. Problems of Adaptive 
Optimization in Multiclass M/G1/1 Queues 
with Bernoulli Feedback, 355 

BONNANS, JOSEPH FREDERIC. Second-order Suffi- 
ciency and Quadratic Growth for Nonisolated 
Minima, 801 

BorRKAR, VIVEK S. SEE BHATNAGAR, SHALABH, 923 

BROWNE, SID. Optimal Investment Policies for a 
Firm with a Random Risk Process: Exponential 
Utility and Minimizing the Probability of Ruin, 
937 

CHAO, XIULI SEE BARDHAN, INDRAJIT, 243 

Cuou, C. C. SEE AZE, D., 790 

CRAMA, YVES. Complexity of Product Positioning 
and Ball Intersection Problems, 885 

Dal, J. G. A Multiclass Station with Markovian 
Feedback in Heavy Traffic,721 

DuRIER, ROLAND. The General One Center Loca- 
tion Problem, 400 

FEINBERG, EUGENE A. Constrained Markov Deci- 
sion Models with Weighted Discounted Re- 
wards, 302 

FISHBURN, PETER. Stochastic Dominance on Unidi- 
mensional Grids, 513 

FLA, SyuR Diprik. Successive Averages of Firmly 
Nonexpansive Mappings, 497 

FREUND, ROBERT M. Barrier Functions and Inte- 
rior-point Algorithms for Linear Programming 
with Zero-, One-, or Two-sided Bounds on the 
Variables, 415 

GAsemyrR, J@RUND. Using Expert Opinions in 
Bayesian Prediction of Component Lifetimes in 
a Shock Model, 227 

GEORGIADIS, LEONIDAS SEE BHATTACHARYA, PARTHA 
355 

GILBOA, ITZHAK. Canonical Representation of Set 
Functions, 197 


GLAZEBROOK, K. D. On the Value of Adaptive 
Solutions to Stochastic Scheduling Problems, 
65 

GLOVER, B. M. SEE JEYAKUMAR, V., 818 

GOLDFARB, DONALD. On the Complexity of a Class 
of Projective Interior Point Methods, 116 

GULER, OSMAN. Generalized Linear Complemen- 
tarity Problems, 441 

HANSEN, PIERRE SEE CRAMA, YVES, 885 

Hart, SERGIU. Egalitarian Solutions of Large 
Games: I. A Continuum of Players, 959 

HART, SERGIU. Egalitarian Solutions of Large 
Games: II. The Asymptotic Approach, 1003 

HARVEY, CHARLES. Proportional Discounting of 
Future Costs and Benefits, 381 

HEss, CHRISTIAN SEE BALDER, ERIK J., 175 

IOFFE, ALEXANDER SEE BONNANS, JOSEPH FREDERIC, 
801 

IUSEM, ALFREDO N. Convergence Rate Analysis of 
Nonquadratic Proximal Methods for Convex 
and Linear Programming, 657 

JAUMARD, BRIGITTE SEE CRAMA, YVES, 885 

JEYAKUMAR, V. Nonlinear Extensions of Farkas’ 
Lemma with Applications to Global Optimiza- 
tion and Least Squares, 818 

KANNAN, Ravi. A Randomized Algorithm to Opti- 
mize Over Certain Convex Sets, 529 

KRICHAGINA, ELENA V. Diffusion Approximation for 
a Controlled Stochastic Manufacturing System 
with Average Cost Minimization, 895 

KuRTZ, THOMAS G. SEE DAI, J. G., 721 

LAVALLE, IRVING H. SEE FISHBURN, PETER, 513 

Lou, SHELDON X. C. SEE KRICHAGINA, ELENA V., 
895 

MANDELBAUM, AVI. Strong Approximations for 
Time-dependent Queues, 33 

MaAS-COLELL, ANDREU SEE HART, SERGIU, 959 

MAS-COLELL, ANDREU SEE HART, SERGIU, 1003 

MASSEY, WILLIAM A. SEE MANDELBAUM, AVI, 33 

MIZUNO, SHINJI. A Surface of Analytic Centers and 
Primal-dual Infeasible-interior-point Algor- 
ithms for Linear Programming, 135 

MOUNT, JOHN SEE KANNAN, RAVI, 529 

NATVIG, BENT SEE GASEMYR, JORUND, 227 

NouyeEN, VIiEN. Fluid and Diffusion Approxima- 
tions of a Two-station Mixed Queueing Net- 
work, 321 

Owen, R. W. SEE GLAZEBROOK, K. D., 65 

Pearce, C. E. M. An Integral Inequality for Con- 
vex Functions, with Application to Telegraphic 
Congestion Problems, 526 

PeCariC¢, J. E. SEE PEARCE, C. E. M., 526 


1023 


0364-765X /95 /2004 /1023 
Copyright © 1995, Institute for Operations Research and the Management Sciences 


4 
; 

- 

hig 


1024 


PrLuG, GEORG CH. Asymptotic Stochastic Pro- 
grams, 769 

PLOTKIN, SERGE A. Fast Approximation Algorithms 
for Fractional Packing and Covering Problems, 
257 

POCHET, YVES SEE AARDAL, KAREN, 562 

POLIQUIN, RENE. Iteration Functions in Some Non- 
smooth Optimization Algorithms, 479 

POLJAK, SVATOPLUK. Convex Relaxations of (0, 1)- 
Quadratic Programming, 550 

QUEYRANNE, MAURICE. Symmetric Inequalities and 
Their Composition for Asymmetric Travelling 
Salesman Polytopes, 838 

QUEYRANNE, MAURICE. Erratum: “Single-Machine 
Scheduling Polyhedra with Precedence Con- 
straints,” 768 

Qi, LIQUN SEE POLIQUIN, RENE, 479 

RUSZCZYNSKI, ANDRZEJ. On Convergence of an 
Augmented Lagrangian Decomposition 
Method for Sparse Convex Optimization, 634 

SAIGAL, ROMESH. An Infinitely Summable Series 
Implementation of Interior Point Methods, 597 

SCHMEIDLER, DAVID SEE GILBOA, ITZHAK, 197 

SCHWEIZER, MARTIN. Variance-optimal Hedging in 
Discrete Time, 1 

SETHI, SURESH P. SEE KRICHAGINA, ELENA V., 895 

SEVAST'JANOV, SERGEY. Vector Summation in Ba- 
nach Space and Polynomial Algorithms for Flow 
Shops and Open Shops, 90 

SHAW, DONG X. SEE GOLDFARB, DONALD, 116 

SHIMKIN, NAHUM. Asymptotically Efficient Adap- 
tive Strategies in Repeated Games. Part 1: 
Certainty Equivalence Strategies, 743 

SHMoys, DAVID B. SEE PLOTKIN, SERGE A., 257 

SHWARTZ, ADAM SEE FEINBERG, EUGENE A., 302 

SHWARTZ, ADAM SEE SHIMKIN, NAHUM, 743 

SNUDERS, CHRIS. Axiomatization of the Nucleolus, 
189 

SULEM, AGNES SEE BAR-ILAN, AVNER, 709 


AUTHOR INDEX OF VOLUME 20 


TAKSAR, MICHAEL I. SEE KRICHAGINA, ELENA V., 
895 

TAMIR, ARIE. Least Majorized Elements and Gen- 
eralized Polymatroids, 583 

Tarpos, EVA SEE PLOTKIN, SERGE A., 257 

TAYUR, SRIDHAR SEE KANNAN, RAVI, 529 

TEBOULLE, MARC SEE IUSEM, ALFREDO N., 657 

THOMAS, REKHA, R. A Geometric Buchberger Al- 
gorithm for Integer Programming, 864 

Topp, MICHAEL J. SEE FREUND, ROBERT M., 415 

Topp, MICHAEL J. SEE MIZUNO, SHINJI, 135 

TSENG, PAUL. Partial Affine-scaling for Linearly 
Constrained Mnimization, 678 

TSOUCAS, PANTELIS SEE BHATTACHARYA, PARTHA P., 
355 

VANDERBEI, ROBERT J. Affine-scaling Trajectories 
Associated with a Semi-infinite Linear Pro- 
gram, 163 

VANDERBEI, ROBERT J.. The Simplest Semidefinite 
Programs Are Trivial, 590 

WANG, YAOGUANG SEE QUEYRANNE, MAURICE, 768 

WANG, YAOGUANG SEE QUEYRANNE, MAURICE, 838 

WOLKOWICZ, HENRY SEE POLJAK, SVATOPLUK, 550 

WOLSEY, LAURENCE A. SEE AARDAL, KAREN, 562 

YANG, BING SEE VANDERBEI, ROBERT J., 590 

YAO, JEN-CHIH. Generalized-Quasi-Variational In- 
equality Problems with Discontinuous Map- 
pings, 465 

YE, YINYU SEE MIZUNO, SHINSI, 135 

Ye, Yinyu. On the von Neumann Economic 
Growth Problem, 617 

YEN, N. D. Lipschitz Continuity of Solutions of 
Variational Inequalities with a Parametric 
Polyhedral Constraint, 695 

Zuu, Cryou. Asymptotic Convergence Analysis of 
the Forward-backward Splitting Algorithm, 449 


‘ 


